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A MULTISCALE MORTAR MULTIPOINT FLUX MIXED FINITE ELEMENT
METHOD

MARY FANETT WHEELER!, GUANGRI XUE? AND IVAN YoTOV?

Abstract. In this paper, we develop a multiscale mortar multipoint flux mixed finite element method
for second order elliptic problems. The equations in the coarse elements (or subdomains) are discretized
on a fine grid scale by a multipoint flux mixed finite element method that reduces to cell-centered
finite differences on irregular grids. The subdomain grids do not have to match across the interfaces.
Continuity of flux between coarse elements is imposed via a mortar finite element space on a coarse
grid scale. With an appropriate choice of polynomial degree of the mortar space, we derive optimal
order convergence on the fine scale for both the multiscale pressure and velocity, as well as the coarse
scale mortar pressure. Some superconvergence results are also derived. The algebraic system is reduced
via a non-overlapping domain decomposition to a coarse scale mortar interface problem that is solved
using a multiscale flux basis. Numerical experiments are presented to confirm the theory and illustrate
the efficiency and flexibility of the method.
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1. INTRODUCTION

We consider a second order linear elliptic equation written in a mixed form. Introducing a flux variable, we
solve for a scalar function p and a vector function u that satisfy

u=-KVp in (2, (1.1)
Veou=f in 2,
p=g on 912,
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where 2 C R%, d = 2,3, is a polygonal domain with Lipschitz continuous boundary and K is a symmetric,
uniformly positive definite tensor with L>°({2) components, satisfying, for some 0 < kg < k1 < oo,

kofTE < ETRK(%)E < ki€T¢ Vx e 2 VEeRY (1.4)

We assume that f € L?(£2) and g € H'/?(8£2). The choice of Dirichlet boundary condition is made for simplicity.
More general boundary conditions can also be treated. In porous media applications, the system (1.1)—(1.3)
models single phase Darcy flow, where p is the pressure, u is the velocity, and K represents the rock permeability
divided by fluid kinematic viscosity.

To alleviate the computational burden due to the solution dependence on a large range of scales, a multiscale
mortar mixed finite element method for the the numerical approximation to (1.1)-(1.3) was developed in [12],
using mortar mixed finite elements [11] and non-overlapping domain decomposition [34]. In this paper we develop
a new multiscale mortar mixed method that uses the multipoint flux mixed finite element (MFMFE) [39, 56]
for subdomain discretization.

The MFMFE method was motivated by the multipoint flux approximation (MPFA) method [3,4,6,7,27,28].
The latter method was originally developed as a non-variational finite volume method. It is locally mass con-
servative, accurate for rough grids and coefficients, and reduces to a cell-centered system for the pressures. In
that sense it combines the advantages of MFE and several MFE-related methods.

MFE methods [19,49] are commonly used for flow in porous media, as they provide accurate and locally
mass conservative velocities and handle well rough coefficients. However, the resulting algebraic system is of
saddle point type and involves both the pressure and the velocity. Various modifications have been developed
to alleviate this problem, including the hybrid MFE method [13,19] that reduces to a symmetric positive
definite face-centered pressure system, as well as more efficient cell-centered formulations [9,10,15,50,55] based
on numerical quadrature for the velocity mass matrix in the lowest order Raviart-Thomas [46, 48, 52] (RTy)
case. In terms of efficiency, the cell-centered methods are comparable to the finite volume methods [30]. All
of the above mentioned cell-centered methods exhibit certain accuracy limitations, either in terms of grids or
coefficients (full tensor or discontinuous). Two other family of methods that are closely related to the RTo MFE
method and perform well for rough grids and coefficients are the control volume mixed finite element (CVMFE)
method [23] and the mimetic finite difference (MFD) methods [38]. However, as in the case of MFE methods,
both methods require solving algebraic saddle point problems in their standard form.

The MPFA method handles accurately very general grids and discontinuous full tensor coeflicients and at the
same time reduces to a positive definite cell-centered algebraic system for the pressure. The analysis of the MPFA
method has been done by formulating it as a MFE method with a special quadrature, see [39,42, 56] for the
symmetric version on O(h?)-perturbations of parallelograms and parallelepipeds, respectively, as well as [41,57]
for the non-symmetric version on general quadrilaterals and hexahedra, respectively. A non-symmetric MFD
method on polyhedral elements that reduces to a cell-centered pressure system using a MPFA-type velocity
elimination is developed and analyzed in [44]. Alternative approaches relating finite volume methods to mixed
finite element methods on simplicial meshes without using numerical quadrature have been developed in [53,58].

Here we use for subdomain discretizations the MFMFE method developed in [56] for simplicial elements and
quadrilaterals and extended in [39] to hexahedra, see also closely related method on simplicial elements [22].
Since the MPFA method uses sub-edge or sub-face fluxes to allow for local flux elimination, the MFMFE
method is based on the lowest order Brezzi-Douglas-Marini space, BDM; [20], and its extension to hexahedra,
BDDF [21,39], which have similar velocity degrees of freedom. The BDDF; space was enhanced in [39] with six
additional curl basis functions. The resulting space has bilinear normal traces on the faces, thus four degrees of
freedom per face, which allows for a MPFA-type local velocity elimination. This is done via a special quadrature
rule for the velocity mass matrix that reduces it to a block-diagonal form, with blocks corresponding to the mesh
vertices. As a result, the velocity can be easily eliminated, leading to a cell-centered system for the pressure.

The permeability K in (1.2) is usually highly heterogeneous and varies on a multiplicity of scales. Resolving
the solution on the finest scale is often computationally infeasible, necessitating multiscale approximations. In
this paper we develop a new multiscale mortar MEMFE method. The approach is similar to the one in [12] for the
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multiscale mortar mixed finite element method. The latter was developed as an alternative to existing multiscale
methods, such as the variational multiscale method [8,37] and multiscale finite elements [1,2,24,36,40]. In the
multiscale mortar approach, the domain is decomposed into a series of small subdomains (coarse grid) and the
solution is resolved globally on the coarse grid and locally (on each coarse element) on a fine grid. We allow for
geometrically nonconforming domain decompositions and non-matching grids across the interfaces. Continuity
of flux is imposed weakly using a low degree-of-freedom mortar space defined on a coarse scale mortar grid.
Mortar methods were first introduced in [16] for Galerkin finite elements. In this paper we consider the MEMFE
method for subdomain discretizations. In this context, special care needs to be taken in imposing weak flux
continuity through the mortar space. In particular, in the case of quadrilaterals and hexahedra, the method
requires that the jump of the RT(-projections of the BDM; or enhanced BDDF; fluxes be orthogonal to the
mortar space. On simplicial elements, the RT-projection step is omitted. This condition is needed to ensure
stability and accuracy of the method.

We solve the algebraic system resulting from the multiscale mortar MEMFE method via a non-overlapping
domain decomposition algorithm [11,12,34]. By eliminating the subdomain unknowns, the global multiscale
problem is reduced to a coarse interface problem, which is solved using an iterative method. Employing the
approach from [32], we precompute a multiscale flux basis by solving in each subdomain Dirichlet fine scale
local problems for each mortar degree of freedom associated with that subdomain. The subdomain problems are
easy to solve due to their relatively small size. Furthermore, this is done in parallel without any interprocessor
communication. Computing the action of the interface operator on every interface iteration is then reduced to
a linear combination of the multiscale flux basis. The resulting method combines the efficiency of the multiscale
mortar methodology with the accuracy and flexibility of the MFMFE subdomain discretizations.

We present a priori error analysis of the multiscale mortar MFMFE approximation. While the method is devel-
oped for general quadrilaterals and hexahedra, the analysis is restricted to O(h?)-perturbations of parallelograms
and parallelepipeds, see Section 5.1 for rigorous definitions. This restriction is typical for symmetric MFMFE
formulations, see [39, 56]. It is possible to extend the multiscale mortar methodology to the non-symmetric
MFMFE method developed in [41,57], thus relaxing the constraints on the element geometry. However, this is
beyond the scope of this paper.

By using a higher order mortar approximation, we are able to compensate for the coarseness of the grid scale
and maintain good (fine scale) overall accuracy. In particular, let m be the degree of the mortar approximation
polynomial, let h be the size of the fine scale subdomain grids, and let H be the size of coarse mortar grid on the
interface. We show that the the velocity and pressure errors are O(H™%1/2 4 h). On certain elements at certain
discrete points we also show O(H™11/2 4 hH'/?) velocity superconvergence and O(H™3/2 + hH) pressure
superconvergence. The analysis follows the general multiscale mortar framework developed in [12]. However,
the different subdomain discretizations considered here lead to significant technical differences, requiring many
arguments to be carried out in detail. These include both the construction and analysis of a weakly continuous
projection operator in Section 5 and the error analysis in Sections 6 and 7. In the process we have also been
able to reduce the global velocity regularity required for convergence to [[ufl,41/2, 7 > 0.

The paper is organized as follows. In Section 2 we present the variational formulation. The subdomain
MFMFE discretization is described in Section 3. In Section 4 we introduce the multiscale mortar MFMFE
method. Various approximation properties are presented in Section 5. The error analysis is developed in Sec-
tion 6. A non-overlapping domain decomposition algorithm for solving the multiscale algebraic system is given
in Section 7. The error in the mortar pressure is also analyzed in that section. The paper ends with a series of
numerical experiments in Section 8.

Throughout this paper, we use for simplicity X < (2) Y to denote that there exists a constant C', independent
of mesh sizes h and H, such that X < (>) CY. The notation X ~ Y means that both X <Y and X 2> Y hold.

For a domain G C R¢, the L?(@) inner product and norm for scalar and vector valued functions are denoted
(') and || - ||g, respectively. The norms and seminorms of the Sobolev spaces WEP(G), k € R, p > 0 are
denoted by || - [|kp.c and | - |k p.q, respectively. The norms and seminorms of the Hilbert spaces H*(G) are
denoted by || - ||k, and | - |, respectively. We omit G in the subscript if G = §2. For a section of the domain,
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subdomain, or element boundary S C R4~1 we write (-,)s and || - ||s for the L?(S) inner product (or duality
pairing) and norm, respectively. For a tensor-valued function M, let ||M||q 00 = max; j ||Mij]|a,c0. Furthermore,
let

. 1/2
H(div;G) = {v € (I3(@)*: Vv e LAG)},  IVluame) = (IVIE + 1V - v]2) .

2. MULTIDOMAIN VARIATIONAL FORMULATION

A weak formulation of (1.1)—(1.3) can be written as: find u € H(div; £2) and p € L?(£2), such that

(K™'w,v) = (p,V-v) = =(g,v - m)an, Vv e H(div;2),
(V-u,w) = (f,w), Yw € L3(12).

—~
O
o =

It is well known [19,49] that (2.1)—(2.2) has a unique solution. Let {2 be decomposed into non-overlapping
polygonal subdomains (blocks) £2;, such that

ﬁ:

-

ﬁi and §2; ﬂQj 75 0.

i=1

Let I3 ; = 062; N 012 denote the subdomain interfaces,

I = U I, and I =08;NIT = 002\01.

1<i<j<n

The interfaces are assumed to be flat. We allow for non-conforming decompositions, i.e., interfaces may be
subsets of subdomain faces. The multidomain formulation of (2.1)-(2.2) is based on the spaces

V= H(div;;), V=PV,
i=1

Wi = L*($%), W =W, =L*(%).
i=1

If the solution (u,p) of (2.1)-(2.2) belongs to H(div;£2) x H'(§2), it is well-known [19] that it satisfies, for
1<1<n,

(K'u,v)o, — (0, V- V)a, = —(p,v-n)r, — {9,V m)oonr, Vv EV,, (2.3)
(V : u7w)'Q’L = (fvw)ﬂla Yw € Wia (2 )

B~ W

where n; is the outer unit normal vector to 92;.

3. A MULTIPOINT FLUX MIXED FINITE ELEMENT METHOD ON SUBDOMAINS

In this section we discuss the multipoint flux mixed finite element method used for subdomain discretizations.
It is based on the lowest order BDM; or BDDF; elements with a quadrature rule, which allows for local velocity
elimination and reduction to a cell-centered scheme for the pressure. The method is presented for simplices
and general quadrilaterals and hexahedra. In Section 5.1, a further restriction on the geometry of non-affine
elements is imposed for the convergence analysis.
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FIGURE 1. Trilinear hexahedral mapping.

3.1. Finite element mappings

Let 7j,; be a conforming, shape-regular, quasi-uniform partition of {2;, 1 < i < n [25]. The elements considered
are two and three dimensional simplexes, convex quadrilaterals in two dimensions, and hexahedra in three
dimensions. The hexahedra can have non-planar faces. For any element £ € 7}, ;, there exists a bijection mapping
Fg : E — E, where F is a reference element. Denote the Jacobian matrix by DFg and let Jg = det(DFg)
where we assume that sign(Jg) > 0. Denote the inverse mapping by Fb?l, its Jacobian matrix by DFEI, and
let Jpor = det(DF"'). We have that

DFg (&) = (DFe) (@), T (@) =

In the case of convex hexahedra, E is the unit cube with vertices #1 = (0,0,0)7, 5 = (1,0,0)7, #3 = (1,1,0)7,
£ = (0,1,0)7, 5 = (0,0,1)T, 6 = (1,0, )T, 7 = (1,1,1)T, and #5 = (0,1,1)T. Denote by r; = (x;,y;, 2:)7,i =
1,...,8, the eight corresponding vertices of element E as shown in Figure 1. We note that the element can have
non-planar faces. The outward unit normal vectors to the faces of £ and F are denoted by n; and n;, i =1,...,6,
respectively. In this case Fg is a trilinear mapping given by

(@) = r1(1— 8)(1 — §)(1 — £) + 1231 — §)(1 — ) + v — 2) + r4(1 — D)(1 - 2)
+r5(l —2)(1 —9)2 +re2(l — 9)2 + rr2ys +rs(1 — 2)y2
=11 +rod + 1y + 1512+ (r3g —r21)2Y + (re5 — r21)T2 + (rgs — ra1)y2

+ (r21 — r34 — re5 + r78) LY 2, (3.1)
where r;; = r; —r;. It is easy to see that each component of DFf is a bilinear function of two space variables:
DFg(t) = [ro1 + (r3a — r21)7 + (res — r21)2 + (r21 — r3s — res + r78)02,

ra1 + (rsa —ro1)% + (rss —ran)
)

r51 + (res — ro1) + (rss — rap

2+ (ro1 —r3q —res + r7g)dz,

+
U+ (r21 — r3q — res + reg)dy). (3.2)
In the case of tetrahedra, E is the reference tetrahedron with vertices £, = (0,0,0)T, £ = (1,0,0)7, #3 =

(0,1,0)7, and #4 = (0,0,1)T. Let r;,i = 1,...,4, be the corresponding vertices of E. The linear mapping for
tetrahedra has the form

FE(f'):rl(l—a}—g—é)—i—rgi—l—rgg}—i—mé (33)
with respective Jacobian matrix and its determinant

DFg = [ro1,r31,11] and Jg =2[E], (3.4)

where |E| is the area of element E.
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The mappings in the cases of quadrilaterals and triangles are described similarly to the cases of hexahedra
and tetrahedra, respectively. Note that in the case of simplicial elements the mapping is affine and the Jacobian
matrix and its determinant are constants. This is not the case for quadrilaterals and hexahedra.

Using the above mapping definitions and the classical formula V¢ = DFy T§q§, for ¢(r) = gﬂ(f‘), it is easy to
see that for any face or edge e; C F,

DF; ™4,
n; = Efp (3.5)
Also, the shape regularity and quasi-uniformity of the grids imply that for all elements E € 7p,,
IDFElg o S 1o 1Ellg oo, = B IDFg 000, Sh™Y I potllg o p = B4 (3.6)

3.2. Mixed finite element spaces

We introduce fOlAlr finite element spaces with respect to the four types of elements considered in this paper.
Let V(E) and W(FE) denote the finite element spaces on the reference element F.
For simplicial elements, we employ BDM; [20] on triangles and BDDF; [21] on tetrahedra:

V(E) = (Pi(E)!, W(E) = Ry(E), (3.7)
where P, denotes the space of polynomials of degree < k.
On the unit square, we employ BDM; [20]:

V(E) = (P(E))? 4+ r curl(@%§) + s curl(@9?), W(E) = Py(E), (3.8)

where r and s are real constants.
On the unit cube, we employ the enhanced BDDF; space [39]:

V(E’) = BDDF, (E) + rocurl (0,0, 222)T + rycurl(0,0, 2292)T 4 sycurl(292,0,0)7
+ szeurl(2922,0,0)7 + tocurl (0, §22,0)7 + tzcurl(0, 2922, 0)7,

W(E) = Po(E), (3.9)
where the BDDF; space on unit cube [21] is defined as

BDDF, (E) = (P1(E))? + rocurl (0,0, 252)” 4 ricurl(0,0, 297 + socurl(£32,0,0)7
+ syeurl(§22,0,0)T + tocurl(0, 292, 0)T + tycurl (0, 2%2,0)7T,

where 7, 8;,t;,1 = 0,...3, are real constants.

Note that in all four cases

V.- V(E)=W(E). (3.10)

On any face (edge in 2D) é € E, for all v € V(E), V-1 € Pi(é) on the reference square or simplex, and
V- ne € Q1(é) on the reference cube, where ()1(é) is the space of bilinear functions on é.

The degrees of freedom for V(E) are chosen to be the values of ¥ hg at the vertices of é, for each face (edge)
é. This choice gives certain orthogonalities for the quadrature rule introduced in the next section and leads to
a cell-centered pressure scheme.

The spaces V(E) and W(FE) on any physical element E € 7}, are defined, respectively, via the Piola trans-
formation

Ve viv= iDFEooFbil
JE

and standard scalar transformation
w<—>u§:w:u§oF§1.
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Under these transformations, the divergence and the normal components of the velocity vectors on the faces
(edges) are preserved [19]:

(V-v,w)p = (V-¥,%); and (v-ne,w)e = (V- fig, ©)e. (3.11)
In addition, (3.5) implies that
1
ne=——————=—V Qg (3.12)
|JEDFE né|
and (3.11) implies that
1 -
V.v= <—v . o) o Fp'(x). (3.13)
JE

On quadrilaterals or hexahedra, V - v # constant since Jg is not constant.
The finite element spaces Vy, ; and W, ; on subdomain (2; are given by

Vi = {v EV: vlgpev, veV(E), VEe Th}
Wi = {w eEW: wlpew, weWE), VEc ’Th} . (3.14)

The global mixed finite element spaces are defined as

n n
V=@ Vii, Wi=EP Wi
i=1 i=1

We recall the projection operator in the space Vj, ;. The operator IT : (H'(E))¢ — V(E) is defined locally on
each element by X R

(IIq—q) -he,Gi)e =0, Ve C OE, (3.15)
where ¢; € P;(é) when FE is the unit square or simplicial element, and §; € Q1 (é) when FE is the unit cube. The
global operator IT : VN (H*(£2))¢ — V), on each element E is defined via the Piola transformation:

q« IIq, IIq=II4. (3.16)

Furthermore, (3.11), (3.15), and (3.16) imply that ITq - n is continuous across element interfaces, which gives
IIq € V},;, and that
(V-(IIq—q),w)g, =0, Ywe W, (3.17)

In the analysis, we also need similar projection operators onto the lowest order Raviart-Thomas [46, 48]
spaces. The RTj spaces are defined on the reference cube and the reference tetrahedron, respectively, as

~ A~ ’rl + Sl:j} A A~ A~
VET(E) = | ro + 529 |, WHT(E) = Py(E), (3.18)
73 + 832

and
. . r1 + st . . .
VELE)=|(r+sy |, WET(E)=PRy(F), (3.19)
r3 + SZ

with similar definitions in two dimensions, where s, r;, s; (i = 1,2, 3) are constants.

In all cases V- VAT = WET(E) and v - 1, € Py(é). The degrees of freedom of VAT (E) are chosen to be the
values of ¥ - fiz at the midpoints of all faces (edges) of E. The projection operator IT%7T : (HY(E))4 — VET (E)
satisfies

(I —q) - e, Go)e = 0, Ve C OE, VYgo € Po(E). (3.20)
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The spaces VET and WET on 2 and the projection operator IT%T : (H(£2))¢ — VET are defined similarly to
the case of Vh and Wp,. By definition, we have

Vit Cc Vi Wi =W, (3.21)

The projection operator IT77 satisfies
(V- (II""q — q),w) =0, VYwe Wh = (3.22)
V-I*v=V.v, Y&V, (3.23)

and for all element E € 7}, ;,

1T v g < Vg, Vv € Vi . (3.24)

Furthermore, due to (3.15) and (3.20),
I [1q = rfq. (3.25)

3.3. A quadrature rule

Recall the variational formulation (2.3)—(2.4). In its mixed finite element discretization, one needs to compute
the integral (K~1q,v)g, for q,v € V}, ;. The MEMFE method employs a quadrature rule for the velocity mass
matrix, in order to reduce the discrete problem on each subdomain to a cell-centered finite difference system
for the pressure. We follow the development in [39,56]. The integration on each element F is performed by
mapping to the reference element E, where the quadrature rule is defined. Using the definition (3.14) of the
finite element spaces, for q,v € Vy, ;,

(K~'q,v)5 = (iDFé“K (Fe(#))DF5d, ¥ )E = (K 'q,9),

where

K Y(2) = EDFTK YFg(2))DFg. (3.26)

Due to (3.6), we have
1K™ g 005 = B* 1 ]0,00,5- (3.27)

The quadrature rule on an element E is defined by the trapezoidal rule:

(K 'q,v)g.e = (K 'q,V) nﬂ Z ) -V (E), (3.28)

where n,, is the number of vertices of E. The global quadrature rule on (2; is defined as

(K'a,v)ge = Y, (K 'av)es

EcTh,;

The corner vector §(f;) is uniquely determined by its normal components to the d faces that share the vertex.
Since we chose the velocity degrees freedom associated with each corner r;, the d degrees of freedom associated
with each corner #; uniquely determine the corner vector §(;). More precisely,

d
E q nzg rz nZ]7

Jj=1
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where n;;, j = 1,...,d, are the outward unit normal vectors to the d faces (or edges) sharing 1;, and (q-1;;)(¥;)
are the velocity degrees of freedom associated with this corner. Denote the basis functions associated with t;
by\?ij,j:].,...,dt

(\A/ij flw)(f‘z) = 1, (\A/'U flzk)(f‘z) :O,ki?éj, and (\A/Z] 'ﬁlk)(fl) :O,Z#’L,k‘: 1,...,d.

The quadrature rule (3.28) couples only the d basis functions associated with a corner. For example, on the unit
cube,

U Ky (& U Ko (¢
(K 1V11,V11)Q,E = %, (K 1V11,V12)Q,E = %,
K3 (2
(K11, v13) g 5 = %, and (K™'¥11,%ij) 5 =0 i #1,5=1,2,3. (3.29)
Mapping back to the physical element E, we have
(K~ 'q,v)or = Z Te(E) K (rs)a(r:) - v(r:), (3.30)

which is closely related to an inner products used in the mimetic finite difference methods [38].
It has been shown [39,56] that the bilinear form (K ~'q, v)g.q, is an inner product in V;, ; and (K ~!q, q)l/2

is a norm equivalent to || - ||o;:
(K™ 'a,q)q.2,

In the pressure superconvergence analysis, we need additional property of the bilinear form (K ~!-,-)g, o, on the
space

Vq € Vi (3.31)

Viii= Vi UWh,i,
where Wy, ; is the space of piecewise constant vectors defined element by element.

Lemma 3.1. The bilinear form (K1, -)q o, is an inner product on V, ; and the norm (K ~q, q)lQ/zQ on Vi
is equivalent to || - ||, -

(K_l% Q)Q o~ lalle, Vq € Vh,l* (3.32)

Proof. On each element F, let q = >0, Z?Zl QijVij + do where v;; are the normalized basis functions of
V1.i(E) and qp is a constant vector. Using (3.30), (1.4), (3.6), we have

(K q9,9)Q.E |ki_ quz] + ‘qO|2
i=1 j=1

This gives that (K~'-,-)g g is an inner product. Using (3.27), the fact that ||q||% ~ h2_d||€1||% for all q €

(L*(E))¢ (see Lem. 2.3 in [56]), and norm equivalence on the reference element E, we obtain for all q € V7,
(K™'a,a)q.p = (K714, 4)q,p = 1~ lall} = lall%- 0

The numerical quadrature error on each element is defined as

op(q,v) = (4, V) — (q,V)Q,B; (3.33)

and the global numerical quadrature error is given by o(q,v)|g = og(q,v).
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FIGURE 2. Interactions of the velocity degrees of freedom in the MFMFE method.

3.4. Reduction to a cell centered finite difference system for the pressure

We next describe how the quadrature rule for the velocity mass matrix allows one to reduce the MFMFE
method on each subdomain to a centered finite difference system for the pressure. We limit the discussion to
hexahedral grids; the other element types are treated similarly. We refer to Figure 2 for the notation used in
this section. Any interior vertex r is shared by 8 elements Ej, ..., Es. We denote the faces that share the vertex
by e1,...,e12, and the velocity basis functions on these faces that are associated with the vertex by vi,...,vio,
i.e., (v;-n;)(r) = 1, where n; is the unit normal on face e;. The corresponding values of the normal components
of up, uq, ..., u12 are depicted in the three images in directions x, y, and z, respectively.

Recall that the quadrature rule (K ~!-,-)g localizes the basis functions interaction, see (3.29). Therefore,
taking v = vy in (K~ 1uy, -)g, for example, will lead to coupling u; only with us, us, ug, and u12. Similarly, us will
be coupled only with ug, u7, ug, and w12, etc. Therefore, the 12 equations obtained from taking v =vy,..., v
form a linear system for uq, ..., u12. The following result is a direct consequence of (3.31).

Proposition 3.2. The 12 x 12 local linear system described above is symmetric and positive definite.

The solution of the local 12 x 12 linear system allows for the velocities u;, ¢ = 1,...,12 to be expressed in
terms of the cell-centered pressures p;, i = 1,...,8. Substituting these expressions into the mass conservation
equation (4.2) leads to a cell-centered stencil. The pressure in each element E is coupled with the pressures
in the elements that share a vertex with F, leading to a 27 point stencil. The reader is referred to [39,56] for
further details on the resulting cell-centered finite difference system.

4. MULTISCALE MORTAR MULTIPOINT FLUX MIXED FINITE ELEMENT METHOD

Define the global mesh partition on {2 as 7, = @?:1 T1,; and the finite element spaces on (2 as

n n n
V5 = @Vh,z’, VET — @Vﬁf, W, = @th
=1 i=1

i=1

Let the mortar interface mesh 75 ,; ; be a quasi-uniform partition of I ;, with maximal element diameter H; ;.
Let H = maxi<; j<n H; ;. Denote by Ag;; C L?(I} ;) the mortar space on I ;, containing either continuous
or discontinuous piecewise polynomials of degree m on 7y ; ;. Note that 7g ; ; need not be conforming if Ag ; ;
is a discontinuous space. Let

Ap= P Anai,

1<i<j<n

be the mortar finite element space on I



A MULTISCALE MORTAR MULTIPOINT FLUX MIXED FINITE ELEMENT METHOD 769

The multiscale mortar MEMFE method on quadrilaterals and hexahedra is defined as: seek uy € Vy,, pp €
Wh, and Ay € Ay such that, for 1 <i <n,

(KﬁluhaV)Q,Qi - (phv V- V)Qi = <>‘Ha Iy . ni>Fi
— <g,HRTV . ni>39i\p, Vv € Vh,i7 (4.1
(V : uhvw)ﬂi = (fv w)()m Yw € Wh,i7 (42)
Z(HRTuh ‘g, wyp, =0, Yu € Ag, (4.3)

i=1

where I; = 002;\012. The multiscale mortar MEFMFE method on simplicial elements is defined as above, except
for removing the projection operator IT% in (4.1) and (4.3).

Within each block £2;, we have the MFMFE method based on the quadrature rule described in Section 3,
where (4.2) gives local conservation over each fine grid element. Equation (4.3) enforces a weak continuity of
flux across the interfaces with respect to the mortar space Agy.

Similar methods on affine mixed finite elements have been introduced and analyzed. In [11], the mortar
mesh size H is comparable to h and the mortar degree of polynomial is one order higher than the degree of
approximation polynomials in V. In [12], the discretization of I" is weakened by allowing larger elements of
size H but considering higher degree of mortar approximation. In the present work, we consider the MFMFE
method as a subdomain discretization on affine, quadrilateral, and hexahedral grids. The convergence and choice
of mortar degrees are similar to the RTy case in [12].

Remark 4.1. The appearance of IT%T in (4.3) in the case of quadrilaterals and hexahedra is not standard.
It is necessary to have IT7T in (4.1) for accuracy. More precisely, the numerical quadrature error can only be
controlled when one of the arguments belongs to VIT see Lemma 6.3. Having ITTT in (4.3) maintains the
symmetry of the method and also guarantees existence and uniqueness of a solution of (4.1)—(4.3) as shown in
Lemma 6.1. On the other hand, in the case of simplicial elements, Lemma 6.3 holds also when the arguments
are in Vjp,, so there is no need to project the mortar and boundary data into VﬁT. In fact, such projection
would lead to a non-convergent method, since Lemma 6.2 does not hold on simplices.

In the next three sections we state the results for all element types (except Sect. 6.3 where only rectangular and
cuboid grids are considered for the velocity superconvergence), but present the arguments only for quadrilaterals
and hexahedra. The arguments for simplicial elements are the same, except that the superscript RT' needs to
be removed from all of its appearances. In particular, replace II7*" by IT, which means removing IT77 since it
always acts on vectors in Vj,, QR by Q, VET by V), ete. As a result, terms of the type v — II77'v drop out.
We note that Lemma 6.2 is not needed in the argument for simplicial elements, since the term in question does
not appear in this case.

5. APPROXIMATION PROPERTIES

5.1. Element geometry

For the convergence analysis we need some restrictions on the element geometry. This is due to the reduced
approximation property of the MFE spaces on general quadrilateral and hexahedra. Numerical examples confirm
that the restrictions are not just for theoretical purposes [5,39,56]. Following the terminology in [39,56], we
introduce the following definitions.

Definition 5.1. The (possibly non-planar) faces of a hexahedral element E defined via a trilinear mapping in
three dimensions are called generalized quadrilaterals.
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Definition 5.2. A generalized quadrilateral with vertices r1,...,r, is called an h?-parallelogram if
[t34 — ra1lRa S h2 (5.1)
where | - |ga is the Euclidean norm in R

Definition 5.3. A hexahedral element is called a h2-parallelepiped if all of its faces are h2-parallelograms.

Definition 5.4. An h2-parallelepiped is called regular if
|(r21 — T34) — (Y65 — T78)|pe S P

5.2. MFE approximation properties

We state several approximation properties of the MFE projection operators. On simplicial, h2-parallelogram,
and h2-parallelepiped grids, the following bounds hold on any element E:

la— 1™ dq|l + la—Mdlz < hllall,e, (5.2)

IV-(a— T q)lls +[IV-(a- )| < hIV-dl,e (5.3)

The above bounds can be found in [19,49] for simplicial elements, [14,54] for h2-parallelograms, and [39] for h2-

parallelepipeds. A higher order approximation property also holds for simplicial, h?-parallelogram, and regular
h2-parallelepiped grids:

la—dlle < h*|dll2,e- (5.4)

On general quadrilaterals, bound (5.2) is also valid [14]. However, in this case for the divergence bound it only
holds for
IV-(a—Ha)lle S V-dlle

The following lemma has been shown in [39, 56].

Lemma 5.5. For all elements F,

B, Yaqe HI(E), (5.5)

1H4ljj& < lla

holds for j = 1,2 on simplicial elements, h?-parallelograms, and regular h?-parallelepipeds, as well as j =1 on
h?-parallelepipeds. Furthermore, on simplicial elements, h?-parallelograms, and h?-parallelepipeds,

1"l e < lallve, Yae HY(E) (5.6)

For the remainder of the paper, we assume that the quadrilateral elements are h2-parallelograms, and the
hexahedral elements are h2-parallelepipeds. We also need the regular h2-parallelepiped condition for the pressure
superconvergence bound in Section 6.5.

Let Q be the L2(E)-orthogonal projection onto W (E), satisfying for any ¢ € L2(E),

(p—Q ¢, =0, VieW(E).
Let Qy, : L?(§2) — W, be the projection operator satisfying for any ¢ € L?(£2),
Onp = Q@oFb?l on all E.
It is easy to see that, due to (3.11),

(%0 - QhQD, V- V) = Oa Vv e Vh~ (57)
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Using a scaling argument and the Bramble-Hilbert lemma, it can be shown that

o = Qnell < hleols- (5.8)

We also need approximation properties for the finite element spaces on the interfaces. Let 7§, be the Scott-
Zhang operator [51] onto the space A%, the subset of continuous functions in Ay . Similarly, let Py denote L?(I")
projection operator onto Ag. For each subdomain (2;, define a projection operator Qﬁ? cLA(L) — Vﬁ? .
such that for any p € L%(I3)

(p — Qh o, ven)p, =0, Vve Vhlir. (5.9)
Due to (3.20),
(IT""q) -n; = OffT (q - my). (5.10)
The above defined interface operators have the following approximation properties [25,51]:

o =T ¢lle.r,, S H ¢l 0<s<m+1, 0<t<min(l,s), (5.11)
6 = Pudll-t.r, S Hlls 1, 0<s<m+1, 0<t<1, (5.12)
la—1""q) -0l r; SH a0l r, 0<r<1, 0<t<l, (5.13)

where || - || _; is the norm of H™!, the dual of H*.

5.3. The spaces of weakly continuous velocities

Define a weakly continuous BDM velocity in 2D and enhanced BDDF velocity space in 3D as
Vh,O = {V eVy: Z<HRTV|Qi -ni,u>pi =0 V/J € AH} . (5.14)
i=1

The multiscale mortar MEMFE method (4.1)—(4.3) is equivalent to the following problem: find u;, € Vo and
pr € Wy, such that

(Kﬁluh, Z ph,V V —<g,HRTV . ni>3gi/ r, Vv e Vh,o, (515)
i=1
n
Z (V- up,w)o, = (f,w), Yw € W, (5.16)

We will also make use of the RT weakly continuous space

n

Vho_{veva;Z<

i=1

pwr, =0 Vue AH} (5.17)

The following lemma has been shown in [12].

Lemma 5.6. Assume that for any p € Ap,
r., <C(llefiul

i,j —

[l L), 1<i<j<n. (5.18)

ri; + HQII?,?:U“ I,
Then there exists a projection operator I : (H1/2+6(()))d NV — V,If}; such that
(V- (IIg"a—aq),w)o, =0, weW,, 1<i<n, (5.19)
11157 q — 177 q|| < llallrs12h HY?, 0<r <1, (5.20)

n
HH(%{Tq - qH 5 Z HqHLQq‘,h + ||q||r+1/2hrH1/2’ 0<r<1. (5'21)
=1
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Remark 5.7. Condition (5.18) states that the mortar space cannot be too rich compared to the normal traces of
the subdomain velocity spaces. It is not very restrictive, and is easily satisfied in practice, especially for multiscale
discretizations with coarse scale mortars. Some practical criteria for satisfying (5.18) are given in [47].

In the following we construct a projection operator Iy into Vy, o with similar properties.
By an abuse of notation, define

ViIT n={(¢r,¢r) € L*(I') x L*(I') : v € V{{/ such that
oL o, 'n; and ¢r|r,; = V], -n; V1 <i<j<nj}

Fi,]' =V

Then, for any ¢ = (¢, ¢r) € (L*(I))?, we write élr,; = (¢i,¢5), 1 <i < j < n. Define a projection operator
QT : (LA(I)? — VT - n such that, for any ¢ € (L*(I))?,
> (i — (QiGd)imi)r, =0, VneVHE -n. (5.22)

i=1

The proof of the following two lemmas can be found in [11], Section 3, with a straightforward modification
of the argument for the two scales h and H.

Lemma 5.8. Assume that for any pu € Ag,
O u=0, 1<i<n, implis thatp=0. (5.23)

Then, for any ¢ € (L*(I"))?, there exists Ay € Ay such that on I ;,1 <i<j<mn,

1
O\ = QT i — (Q0d)i Qi du = Qi h o — (Q409);, and (Mg, 1)r,, = 5@+ 1)r,,. (5:24)
Lemma 5.9. Under assumption (5.18), for any ¢|r, , = (¢i, — i),
1/2
Yo lQRTe = Qe ar, | S D léidlen,hHY,  0<r<1,0<s<1. (5.25)
1<i<j<n 1<i<j<n

We are now ready to construct a projection operator Iy onto Vy, . Our approach is similar to the one in [11].
For any q € (HY/?*(2))4NV, € > 0, define

IIhyq

where dq; solves

Sqi =~V in O, (5.26)
V.6q; =0 in 2, (5.27)
0q; -n; = —Qﬁ?q -n; + (Qﬁgq ‘n); on [, (5.28)
0q; -n; =0 on 02; N OS2, (5.29)

where q - n|r,; = (q-n;,q - n;). The Neumann problem (5.26)-(5.29) is solvable, since (5.24) implies the
solvability condition

<Q}{zqu ‘n; — (Q;?Eq -n);, 1)p, =0.
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By the construction of Iy and using (3.25), for all u € Apy,

Z(HRT(HOQ) NG, ), = Z<HRT((1+ 6Q;) “ng, ),
i=1 i=1
= Z(Qﬁ?(q +0q;) -1y, )y = Z((Qﬁ%q ‘n)i, pyr, =0,
i=1 i=1

where we have used (5.10) and (5.28). Thus, IIoq € V0. Also,

(V- Iq,w)p, = (V Ilq,w) o, + (V-H(Sqi,w)gi = (V Sq,w)n Yw € W ;.

79

It remains to estimate the approximability of I1j. Since ITyq—IIq = I1)q;, we only need to bound the correction
term ITdq,. By elliptic regularity [35,43], for any 0 < s < 1/2,

loaill1/2—s,0, S 198 q - n; — (Qil%q ‘n)i|l s ;- (5.30)
J
Then we have

1116q;| 2

2, < |T6a; — dail| o, + [|6aill2, S B2 (|6qi]1 /2,0, + l|0as]
S (V210 g ny — (QFa - n)illr,, + Q8T a- ny — (QFFa - n)ll—1/2.r, ), (5.31)
j

where we have used an estimate for any divergence-free vector ¥ [45]

1Y — |, S A [lllre,0 <r <1 (5.32)

Note that the above result was shown in [45] for the Raviart-Thomas spaces, but it can be easily extended to
the other mixed finite element spaces under consideration. Applying Lemma 5.9 and the trace theorem (see
Thm. 1.5.2.1 in [35]):

||Q||7‘,Fi,j f, Hqu—&-l/Z,Qla r> Oa (533)
(5.31) yields the following result.

Lemma 5.10. Under assumption (5.18), there exists a projection operator Il : (H1/2+6((Z))d NV — Vo
such that

(V- (IIoa—q),w)e, =0, weW,, 1<i<n, (5.34)

11Toq — ITq|| < llallr+12h"HY?, 0<r <1, (5.35)
n

1Toa —all £ llallve.h+ llallea 2" HY2, 0 <r <1, (5.36)
=1

Inequality (5.36) is a direct consequence of (5.35) and (5.2).
In the next Lemma we establish some continuity properties for ITy and I7{*T.

Lemma 5.11. Under assumption (5.18), on simplicial, quadrilaterals, and hexahedral elements,

Hoall + 11157 al £ > lallve: +llalpip, 0<r <1, (5.37)
i=1

n
> (Moallv e + M5 qllve) £ lla
EeT), i=1

Lo R T HY 2 gl gy 0<r <1, (5.38)

VE €T, |IV-Iodle+|V- I dlle SV -ale. (5.39)
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Proof. We present the proof for ITy. The proof for ITFT is similar. Bound (5.37) for Iy follows from the triangle
inequality | Hoal| < [la — Hoall + |l and (5.36).
For (5.38), we use the triangle and inverse inequality:

> Malle S Y (1Ta — Talhe + [Tallie) S Y (b Y[ Toa — Hallp + [ Tal|1,5) -
EeTy, EeT, EeTy,

Bound (5.38) follows by combining the above inequality with (5.35) and (5.5).

To show (5.39), we first note that if v € Vj, and (V- v,w) = 0 Yw € W}, then V - v = 0. This follows
from (3.11), and (3.10). Now the definition of ITy implies that V- IIoq = V - ITq. Furthermore, using (3.13) and
(3.6),

IV 1dllp S b |V HTd 5 < IV -dll s S IV - alle,

where we have used that V - ITq is the L2(E)-projection of V - . This completes the proof of (5.39). O

In the convergence analysis below we will need the trace inequality (see [33])

(g, v- n>8m N HQHI/Q,BQi VHH(div;_Qi)a (5-40)

and the following lemma.

Lemma 5.12. For all v € Vﬁf,

1/2

v nillog ~ b= =||v]E. (5.41)

Proof. The result follows from the scaling estimate [56]: ||v|z =~ h(?~9/2||%

reference element E : ||v - N5 ~ [[V]| 5, and (3.12). O

| ;> the norm equivalence on the

6. CONVERGENCE ANALYSIS

6.1. Solvability
The next lemma shows the solvability of the multiscale mortar MFMFE method.

Lemma 6.1. Assume that (5.23) holds. Then, there exists a unique solution of (4.1)—(4.3).

Proof. Tt is sufficient to show the uniqueness since (4.1)—(4.3) is a finite-dimensional linear square system. Let
f =0and g = 0. Choosing v = up, w = pp, and g = Ay, adding (4.1)—(4.3) together, and summing over
1 <1 < n implies that

Z(Kﬁluhﬂ uh)Q,Qi =0.

i=1
The norm equivalence (3.31) implies that u;, = 0. Given p, € W), C L?(£2), there exists q € (H'(£2))¢ such
that V - q = pp. Such vector field can be easily constructed by solving

Ap=ppin B, ¢=0ondB, (6.1)

where B is an open ball containing 2 and py, is the extension of p;, by zero on B\ {2, and taking q = V¢. By
elliptic regularity [43], ¢ € H?(B) and therefore q € (H'(£2))?, satisfying ||q|[1 < ||pn||- The above construction
is possible since no boundary conditions on 9f2 are imposed on the velocity field. We note that a vector field q
with the required properties can also be constructed for a Lipschitz domain {2 when flux boundary conditions
are imposed on (part of) 02 [31,33].

Take v = Ilpq in (4.1) to get 0 = >0 (pr, V - IIoq) = (pr,V - q) = ||pn||?, implying p, = 0. Then, (4.1)
gives 0 = (g, [Ty - n)r, = (Qﬁ?)\H,HRTV -n;)r, for all v € V. Also, there exists v € VhRT such that
v-on; = Q,ﬁ?)\H, implying Q,’?E)\H =0 and, due to (5.23), Ay = 0. O
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6.2. Optimal convergence estimate for the velocity
In this section we derive a priori error estimates for the velocity. Subtracting (5.15)—(5.16) from (2.3)—(2.4)
gives the error equations

(Kﬁluvv) - (Kﬁluhav)Q = Z(p _phvv : V)Qi - Z<pav ! ni>Fi
=1 =1

=Y g, (v = ITFTV) “mi)o r, YV E Vi, (6.2)
i=1
D (Ve(u—up),w), =0, Vwe W, (6.3)

i=1

For the permeability tensor K, we will use the following notation. Let W%OO consist of functions ¢ such that
dlp € WrE2(E) for all E € 7;, and ||¢||k.00,r is uniformly bounded. Let ||¢[lx.0o = maxger;, ||¢
The following two lemmas give bounds on terms that appear in the velocity error analysis.

Lemma 6.2 ([39,56]). On h%-parallelograms and h?-parallelepipeds, if K1 € W%’Ioo, then for all v € Vi,

|k:,oo,E~

(K~ v = IT%Tv)o| S ) hlIK™
i=1

V|

1,00 [[afl1,2: V] ;- (6.4)

Lemma 6.3 ([39,56]). On simplicial elements, h?-parallelograms, and h?-parallelepipeds, if K~ € W%’Ioo, then
for all q € Vi, and for all v € VET | the numerical quadrature error satisfies

(K a,v)[ S Y BIE oo sllallellvio,s: (6.5)
E€T,
Furthermore, on simplicial elements, the above inequality also holds for all q, v € Vy,.

We are now ready to establish the main a priori velocity bound.

Theorem 6.4. Let K~! ¢ qu—,oo For the velocity uy, of the mortar MFMFE method (4.1)—(4.3) on simplicial
elements, h?-parallelograms, and h?-parallelepipeds, if (5.18) holds, then

SNV (a—wy)lle, D RIV-ulhe, (6.6)
i=1 i=1
[u =l D (H T2 pllsr1jz,0, + hllulie,) + 2" HY2 a1, (6.7)
=1

where 1/2<s<m+1,0<r<1.
Proof. First we note that
V-(ITu—up)=0 and V- (IIpu—u,)=0in 2, i=1,...,n, (6.8)

which follow from (6.3), (3.17), (5.34), (3.11), and (3.10). The divergence error bound (6.6) now follows
from (5.3).
For all v € V}, o such that V - v = 0 in each subdomain, the error equation (6.2) gives

n n n

(Kﬁlua V) _(Kiluha V)Q = Z<pv (V_HRTV)'ni>Fi _Z<p_I;Ipa HRTV‘ni>F£ _Z<ga (V_HRTV)‘ni>8_Ql/Fa
=1 i=1 i=1



776 M.F. WHEELER ET AL.

where we have used that .

> (Zip, TV -ni)p, = 0. (6.9)
i=1
Taking v — II""T'v € V}, as a test function in (2.3) gives

n n

(Kﬁlu’v - HRTV) == Z<gv (v— HRTV) “i)oq, /I — Z(Pa (v— HRTV) G-
i=1 =1
The above two equations imply
n
(Kﬁluh,v)Q = (Kﬁlu, HRTV) + Z(p —I4p, Iy . n,)r, VveVyost. V-v=0. (6.10)

i=1

By using (6.10), we rewrite (K ~*(Ilou — up),v),, as

Q
(K~ Y(ITou —uyp,),v)g = (Kﬁlﬂou, V)Q — (Kﬁlu, HRTV) — i(p —Z5p, Iy -ny)
+ (K_lﬂu, :/:1— HRTV)
+ (K™Y (ITu —u), T7v) — i(p —T6p, Ty -ny) .
i=1
The first and fourth terms on the right hand side of (6.11) can be estimated by using (5.35) and (5.2), respec-
tively:

= (K~ '(IIyu — ITu),v) —o (K 'Tu, I%"v)  (6.11)

Q Q

(K~ (ITpu — ), v), < W HYP ulpppollvl, 0<r <1, (6.12)

V‘ 25 (613)

n
(K_l(Hu —u), HRTV) < Z hilull1,e;
i=1

where we have also used (3.24). Using (6.5), (3.24), and (5.5), we bound the third term on the right in (6.11)
as
o (K~ T, T7T)| S Y bllTall e | 117V £ hllulle,
EecT, =1
The last term on the right hand side of (6.11) can be estimated from (5.40), (5.11), (5.33), and (3.24) as

V|

o (6.14)

n

Z<IIC-IP —p, IV ny)p, < Z 1Z:p = Pl 2,00, /1T VI g S Z Ipllss1/2,0,H 2 |Ivlle, (6.15)
i=1 i=1 i=1
for 1/2 < s < m+ 1, where we have also used that V - IIiTy = 0.
Now let v = ITou — up. A combination of (6.11)-(6.15), (3.31), Lemma 6.2, and (5.36) completes the proof
of (6.7). O

6.3. Superconvergence estimates for the velocity

In this section we establish velocity superconvergence on rectangular and cuboid grids in the case of diago-
nal permeability tensor. We note that velocity superconvergence is observed numerically on h2-parallelograms
and h2-parallelepipeds. The proof is based on combining the super-closeness between ITFT and IT5T (5.20),
superconvergence for IT%7 on a single domain, and superconvergence for the quadrature error o(-,-). The last
bound requires restricting the integrands to RT, which necessitates modifying the argument from the previous
section. We make use of the following superconvergence results.
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Lemma 6.5 ([29], Thm. 5.1). Ifue H?({;),1<i<n, K''€ W}hoo(ﬁ), and v € VI then

( 2,), 0<t<1. (6.16)

n
(KM (I a —u),v) S Y WK
Lemma 6.6 ([17], Lem. 4.3). Ifue H?>({;),1<i<n, K '€ W%’LOO(Q), and v € VET then

n
o(K T )| £ K-

i=1

(1 @), 0<t<1/2. (6.17)

We note that both results above are established in two dimensions for h2-parallelograms and a full tensor
with Neumann boundary conditions. Here we use them for a diagonal tensor with Dirichlet boundary conditions
on rectangular and cuboid grids. The extensions to three dimensions are straightforward.

Next, we establish a bound on a term that appears in the proof of Theorem 6.8. This is the term that limits
the proof to rectangular-type grids.

Lemma 6.7. Assume that K is a diagonal tensor and K~ € W}hoo Then for all @ € Vy, and v € V,?T on

rectangular and cuboid grids,

(K~ q— 1T q),v |<ZhIHK Hioolla — 177

i=1

(6.18)

Proof. Let K~ denote the L?-projection of K ~! onto the space of piecewise constant tensors. On any element
E

)

(K Ya—1"aq).v)gr = (K ' =K )(a—1"q),v)gr + (K (a—1"q),v)qs. (6.19)
Using (3.31), the first term on the right-side of (6.19) can be bounded as
(K™= K=N)(a—1I"q),v)o.e S WK icela— T d|sv]e (6.20)

Next, consider the second term on the right-hand side of (6.19). The proofs for 2D and 3D elements are very
similar. For simplicity, we give a proof for the 2D case. Let z = q — IT"T'q. Let z = [z1, 20]T and v = [v1, v3).
Since the grid is orthogonal, Jg is constant and Jg K~ is a diagonal constant tensor, Jp K ~1 = diag(k, k2).
Denote the vertices of F by ry,...,rs, where ry is the lower left vertex and the other vertices are numbered in
a counter clockwise direction. By the definition of the quadrature rule (3.30),

(K-Yq—IT"q),v)q.e = ki(21,01)q.E + k2(22,v2) 0.5

and

»-lle

(e = 3 D0 aa(run(r) = qualen)(ales) +21(80) + qua(e2) (1(52) +21(50)

where we used that vi(rz) = vi(rs) and vi(rs) = vi(r;) since v € RT((E). Since g € BDM;(E), by the
definition of IT*T we have 21 (rs) + 21(r3) = 0 and z;(r4) + 21(r1) = 0. This gives (21,v1)g.r = 0, and similarly
we get (22,v2)g,r = 0. Therefore

(K=N(a—I1""q),v)qr =0,

which, combined with (6.19) and (6.20), implies the assertion of the lemma. O

The following is the main result of this section.
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Theorem 6.8. Assume that the tensor K is diagonal and K ' € W%loo Then, if (5.18) holds, the velocity uy,
of the mortar MEMFE method (4.1)—(4.3) on rectangular and cuboid grids satisfies

VTR0 = TR, S S H 2l 12,0, + R ullra.0,) + B HY2 )l s, (6.21)

1=

—

where 1/2<s<m+1,0<r <1, and 0 <t <1/2.
Proof. By the triangle inequality
[ ITRTa — T T uy, || < [ ITRTw — I || + | TE - TR wy, . (6.22)

The first term on the right above is bounded in (5.20). For the second term on the right in (6.22), using the
norm equivalence (3.31), we have

|0~ Ty S (5 T ), 1T - 1wy,

= (K '(II{"a — up,), I u — T7y,)

Q

+ (KM, — I uy,), I w — T7 ay,)

Q Q°

(6.23)
By (6.18), the second term on the right in (6.23) can be estimated as
(K™ (ap = I ay), 50 — T wy) g <0 BIK ™ eollwn — T ap | [ 1I5 a — 117wy, (6.24)
i=1
Using triangle inequality and (3.25), we have
[upn = 1T ap o, < Ju—waplo, + lu = I allg, + [T 1T (a — wy)||o,
< lu—wpllo, + [u— T 0o, + [ Tu - ulg,, (6.25)
where we have used (3.24). Combining (6.24) and (6.25),
(K (up — I ay,), 18T a — 17wy
S D HIE s (lu = unlle; + Ju— ¥ ullg, + 17w — un) o) | 1157 0 — T | o, (6.26)
i=1
It remains to bound the first term on the right in (6.23). Using (6.10), similar to (6.11), we obtain
(K~ YT a —wy,), TE T — T ay,) g
= (K‘l(Hé?’Tu — 1), I w - HRTuh)Q + (K_l(HRTu —u), 1} - HRTuh)
n
— (K I, I — TR wy,) — Z(p — IGp, (IIFTa — TR wy,) - ;). (6.27)
i=1
The first term on the right above can be bounded as
(K1 a — 1), 11§ u — HRTuh)Q S NIE a — IR || || T 0 — TR ). (6.28)
The second term on the right in (6.27) can be bounded using (6.16): for 0 <¢ <1,
(K — ), 1§ — 117wy ) 3R HE ™ ool ulles 115w — 1% o, (6.29)

i=1



A MULTISCALE MORTAR MULTIPOINT FLUX MIXED FINITE ELEMENT METHOD 779

where we have used that V- (IIFTu— IT%7a;,) = 0. The third term on the right in (6.27) can be bounded using
(6.17): for 0 <t <1/2,

n
O'(KilﬂRTu, HORTu o HRTUh) S Z ht+1 ‘”K71|
i=1

I — TR vy o, (6.30)

|2,00 [0l|t41, 2,

Similar to (6.15), the last term on the right in (6.27) can be estimated as, for 0 < s < m + 1,

>0 = Tip, (5w — T wp) ni)ry S0 H 2 pllag o, 15 0 = Tl (6:31)

i=1 i=1
A combination of (6.22)-(6.31) with (5.20), (6.7), and (5.2) implies (6.21). O
For a scalar function ¢(z1,...,2z4) in a rectangular or cuboid element E, let ||¢]; z denote an approximation

integral of |¢|? using exact integration rule in z; and midpoint rule in the other directions. Then, for q =
(Q1a sy Q(i)Tv let

d
lal®> = >" > laillf . (6.32)
E€T), i=1
and note that [[v,,|| = |[va| if vi, € VET on rectangular or cuboid grids. The reader is cautioned not to confuse
the above norm with the norm || - ||x,0o used for the permeability tensor K.

Theorem 6.9. Assume that the tensor K is diagonal and K~ € W%Loo Then, if (5.18) holds, the velocity uy,
of the mortar MEMFE method (4.1)—(4.3) on rectangular and cuboid grids satisfies

bu— 1wy | S STHT Il oo, + R ulerr,) + B HY [l 0), (6.33)
i=1

where 1/2<s<m+1,0<r <1, and 0<t<1/2.

Proof. Tt is well known [26] that the usual RT interpolant IT%7 exhibits superconvergence:

Ju— % ullg, < B a0, 0<t<1. (6.34)
By the triangle inequality
la — T wy | < flu — T af| + [T 0 — T u)| = o — T af| + [T a — T ay|.
A combination of the above estimate, (6.34), and (6.21) completes the proof. O

6.4. Optimal convergence estimate for the pressure

In this section we prove an inf-sup condition and establish an optimal convergence for the pressure.

Lemma 6.10. Spaces Vﬁg x Wy, satisfy the inf-sup condition: for all w € Wy,

Z?:] (v Vv, w)ﬂi
sup n
0AveV T >ic1 V| zr(aivien)

2 [l (6.35)
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Proof. Let w € Wy. It is enough to show that there exists v € V,ﬁg such that

n

Y (Veviw)e = llw]?, and Y IVl S lwll- (6.36)
i=1 =1

As in the proof of Lemma 6.1, see (6.1), there exists q € (H'(£2))? such that

Veg=w and gl < vl (6.37)

It is easy to see that v = I1J*T q satisfies (6.36), using (6.37), (5.19), (5.37) and (5.39). O

Theorem 6.11. Let K~ € W1°(§2;), 1 < i < n. For the pressure py, of the mortar MEMFE method (4.1)—
(4.3) on simplicial elements, h*-parallelograms, and h?-parallelepipeds, if (5.18) holds, then

lp = pall S D (Rlpla; + bllulle, + H 2 pllasijz,.e,) + b HY?[allpg o, (6.38)
=1

where 1/2<s<m+1and 0 <r <1.
Proof. Using (6.35),
(V- v,Qup — pr)a
1Qnp —pnll S sup Zz‘l(n o,
0#AVEVED izt IVllEive)
- sup (Kﬁlu’v) - (Kﬁluhﬂv)Q +Z?=1<p_1—;1pav‘ni>n

0£veVET Z?:1 [Vl £ (aivs2:)

, (6.39)

where we have used (6.2), the fact that V,If}; C Vi, (5.7), and (6.9). We reformulate the first two terms and
the last term in the numerator as

(K 'u,v) — (K*Iuh,v)Q = (K '(u—Iu),v) — (K ' (u, — Hu),v)Q +o(K 'Tu,v). (6.40)

By (5.40) and (5.11), the last term in the numerator of (6.39) can be estimated as

n n
Z(p —Tip, v oni)r, S H TP plaspalVim@vie), 1/2<s<m+ 1 (6.41)
i=1 i=1

A combination of (6.39)-(6.41), (6.5), (5.5), (5.2), (3.31), and (6.7) implies (6.38). O

6.5. Superconvergence for the pressure

In this section we employ a duality argument to obtain a superconvergence for the pressure at the element
centers of mass. We begin with some auxiliary lemmas needed in the analysis.

Lemma 6.12. For all q € H'(2)?,

n
177 1oq —all S hllall,e, + " H?|ldllr1j2, 0<r <1 (6.42)
i=1
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Proof. Using (5.2) and (5.36), we have

|IT5T Tyq — q| < |11 IToq — Hoql| + || MTea — al| S H'Y?||qly 412

E€T, i=1

n
S ZthHLQi + hrH1/2HqHT+1/2’ 0<r<l,
i=1
(6.43)

where we have used (5.38) in the last inequality. O

Lemma 6.13 ([39,56]). Let K~ € W%loo On simplicial elements, h?-parallelograms, and reqular h?-
parallelepipeds, for all q € Vy, v € VfT,

(K a,v)| S ) WK
EcTy,

(6.44)

Furthermore, on simplicial elements, the above inequality also holds for all q, v € V.

Theorem 6.14. Assume that (5.18) holds, K € W1 K~! ¢ W:,Q—OO, and the H? elliptic regularity condi-
tion (6.47) holds. Then, the pressure pp, of the mortar MFMFE method (4.1)-(4.3) on simplicial elements,
h2-parallelograms, and regular h?-parallelepipeds, satisfies

n
1Qnp — pull S Z (H=T1/2| Dl s41/2,02; + hH| |l 1,0, + R32PHY?|u|2,0,) + hTH3/2||uHT+1/2, (6.45)
=1

where 0 < s<m+1and 0 <r <1.

Proof. Consider an auxiliary problem

-V (Kv¢) =DPh — thv in “Qv
¢ =0, on 0f2. (6.46)

We assume that the problem is H2-elliptic regular:

[9ll2 S 1Qnp — pall- (6.47)

Sufficient conditions for (6.47) can be found in [35,43]. For example, it holds if the components of K € C%1(12)
and 942 is smooth enough. By (5.7), (3.22), and (5.34),

n n n

S (p—pn. V- I KV )0, = > (Qup—pn, V- I T KV ) 0, =Y (Qup—ph, V-KV) 0, = [|Qup—pll*.

Taking v = ITT[I,KV ¢ € V), o in (6.2),

”th ph||2 (K u, V) (K_luhvv)Q + Z(p,v ’ ni>F7:' (6'48)

i=1
We rewrite (6.48) as

n

||th—10h||2 = (Kﬁl(u - Hu),v) - (Kﬁl(uh - Hu),v)Q +0(K71HU»V) + Z(P—PHP,V ‘n;)r;, (6.49)
i=1
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where we have also used the weak continuity of v, see (5.14). Using (3.24) and (5.37), we bound the first term
on the right in (6.49) as

(K~ (u — 1), T Mo KV¢) S K lo,colu — ||| K 1,001 6|2 (6.50)
For the third term on the right in (6.49) , (6.44) implies that

o(K ' Tu,vi) S Y W2 K Y|g0, |l o, T T KV 6|1,
Ee€Ty,

5 Z h3/2H1/2”|K—

i=1

(6.51)

where we have used (5.5), (5.6), and (5.38). The fourth term on the right in (6.49) represents the mortar interface
error, which can be written as

> o= Pup, T 1)KV - ni)r, = > (p = Pup, ([T KV — T KVe) - ni)r,

=1 =1
Z p— Pup, ([T KV — KV¢) - ni)r, + Z — Pup, KVé-ni)r,
i=1 =1

(6.52)

Using (5.12), (5.41), (3.24), (5.35), and (5.33), we bound the first term on the right in (6.52) as

n n

> (p = Pup, (T MKV o — TP KVY) - ni)r, <
i=1 =1

r (IR I KV ¢ — ITRTITKV ¢) -

n
S D Holplls. k™I AL

i=1

n
S D Holplls.rh ™ 2

i=1
SO HTY K 1eolpllstayz.o. 0<s<m+l1
i=1
(6.53)
Using (5.12), (5.13), and (5.33), we bound the second and third terms on the right in (6.52) as
n
> ((p—Pup, LT KV¢ — KV¢) -ni)r, + (p — Pup, KV 1)1,
i=1
n
r(ITRTKVé — KV) -
i1 i=1
Z sH/2||p|| 0<s<m+1. (6.54)

It remains to estimate the second term in (6.49), which can be manipulated as

(K~ (ITu —wy,), T I, KV ¢) g = (K~ (ITu — uy,), TR (ITy — IT) KV ¢)g + (K~ (ITu — ), I KV¢)g
(6.55)
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The first term on the right above can be bounded using (3.24) and (5.35):

(K~'(ITa — uy,), I (I — 1)KV ¢)g < ||[ITu — up||h/2HY?| K

[1,00[ll2- (6.56)

For the second term on the right in (6.55) we write

(KM (ITu — wp), TFTK V) = (K~ =K (ITu—up), IFTKV)o + (K (ITu — wp), IFT (K — K)Vé)g
+ (K (T —w,), T¥E (Vo = Von)g + (K (T —w,), T KV,
(6.57)

where K denotes the L?-projection of K onto the space of constant tensors and ¢, is a linear approximation to
¢ such that [18]

o —o1lle S h?ldllze, 16— illie S hldl2E. (6.58)
Using (5.6) and (1.4), the first term on the right in (6.57) can be bounded as

K12 oo
kg

(K" =K Y(Iu—w,), T KVé)o 5 S h [TTu — up||g||9l2.E- (6.59)

For the second and third terms on the right in (6.57), we use the inequality, for any q € H'(E)4,

111" q|lz < [T a—dlle +[lallz < (Alalh.z + alls),
combined with (5.6) to obtain
=1 RT b7 K |1,00,
(B (Ta - wi), (K = K)Vo)o.e b 2252 | T = w6 (6.60)
and
o1 RT7= 1 K]]0,00,5
(K (HTu—u,), T K(Vé = V¢i))g < hTHHU —w|el|9ll2,E, (6.61)

where we have also used (6.58) in (6.61). Finally, for the last term in (6.57) we write as
(R (ITu — uy), TFTRV 1) = (K (ITu—w,), TRV G, — KVG1)g + (ITu — up, Vér)g.  (6.62)

The first term on the right in (6.62) can be bounded as

— _ _ h _
(K "(ITu— ), T""KV¢, — KV¢1)g < Z k—OHHu —w ||| KV g

ETy,
k
<D bl — | p([Ve — Véi |l + V4] )
0
ETy,
k
<> b T = w | 5|¢l2. 5 (6.63)
ET, ko

where we have used (3.32), (5.2), and (6.58). By mapping to the reference element, the second term on the right
in (6.62) has been shown in [39,56] that

(ITu—u,, Vér)g =R+ > (I (ITu—up),Vér)e, (6.64)
EcT;,
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where

IR < ) hllTu—wy|g]6]l2,0- (6.65)
EeTy,

For the second term on the right in (6.64), using that ¢ and u - n are well defined on the element faces, as well
as (3.23), (6.8), (6.9), and (5.40), we have

(I = uy), Ven)p = > (T (ITa =), V(ér — ¢))e + > (I (ITa = up) - i, 6 — T oo,

E€T, EcT, i=1

< Y hliTu =i gllglze + D I (ITu — wi)| i,
EET, i=1

n
< D bl —whl|gllgllze + Y [ Tu—up|

EcT), i=1

¢ — Lol /2,00,

o, H||dl2.0:,

(6.66)

where we have also used the approximation bounds (6.58) and (5.11). The proof is completed by a combination
of (6.49)~(6.55), (6.56)—(6.66), (6.47), (5.2), (5.4), and (6.7). O

7. A DOMAIN DECOMPOSITION FORMULATION

7.1. Reduction to a mortar interface problem

Following [11,12,34], we reduce the global multiscale system (4.1)—(4.3) to a coarse scale interface problem
for the mortar pressure. The resulting interface problem is symmetric and positive definite and can be solved
using a preconditioned conjugate gradient (CG) method.

Define a bilinear form dg : L?>(I") x L*(I") — R for \,u € L*(I') by

n

du(\ ) =3 diiN ) = = 3 (T () - mi, o)

i=1
where (uj(A),p;(N)) € Vi, x Wy, solve, for 1 <i <mn,
(K~ (Vs Vg, — (00, V- V)o, = TV mg)r, v € Vi, (7.1)
(V-ur(N),w)e, =0, w € W ;. (7.2)
The above subdomain problems represent the elimination of the interior degrees of freedom in forming the Schur

complement for the mortar Lagrange multiplier.
Define a linear functional gy : L?(I") — R by

n

g () =Y gmi(p) = > (T 0wy, -0, p)rs,
i=1 i=1

where (p, pr) € Vi, x Wy, solve, for 1 <i < n,
(K~ un (M), v)g.2, — (0n(A), V- V), = —(g. TV -1i)o0, /1, V€ Vi, (7.3)
(V-an(\),w)e, = f, w e Wh;. (7.4)
Tt is easy to show that solving (4.1)—(4.3) is equivalent to solving the interface problem for Ay € Ay,
dy(Am, 1) = gu(p), pe An, (7.5)

and calculating
u, = w,(Ag) +an, pr=p,(Am) + Dn. (7.6)
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7.2. Mortar pressure error estimate

Lemma 7.1. The interface bilinear form dg(-,-) is symmetric and positive semi-definite on L?(I"). If (5.23)
holds, then dg(-,-) is positive definite on A .

Proof. Let v =uj () in (7.1) for some p € L*(I") to obtain
dri(p, N) = = (g (1) -0, Ny = (K71 (V) wg (1)@,
which shows that dg(-,-) is symmetric and
i) = (K (1), 03 (1)) g g > 0. &
For p € Apg, if (5.23) holds, the argument from Lemma 6.1 shows that dg(u, 1) = 0 implies p = 0. O

Let || - |4, be the seminorm induced by dg (-, -) on L*(I):

Iptllay = d(p, )/, e L2(I).

The proof of the next result is similar to the proof of Theorem 4.4 in [12].

Theorem 7.2. For the mortar pressure Ag of the mortar MFMFE method (4.1)-(4.3) on simplicial grids,
h2-parallelograms, and h?-parallelepipeds, if (5.18) holds, then

n
lp = Arrllas S =l + > bl (7.8)

i=1

Proof. Let, for u € L?(I),
up(p) = wy () +an,  pa(p) = py(p) + Pn, (7.9)
and note that (up(p),pr(p)) € Vi, x Wy, satisfies

(K™ tan(p), V)@, — (on(1), V- V)0, = —(u, TV -n)r, — (g, TV -m)o0./ 1,y v E Vi, (7.10)
(V ’ uh(:u)vw)ﬂl = (fvw)f)” w e Wh,i~ (7.11)

In particular u,(Ag) = uy, and pp(Ag) = pp. From (7.7), the linearity of uj () implies that

lp = Awllan S g (p) —up(Ae)ll = [lun(p) — un(Am)|l
= l[un(p) — wnl| < flun(p) — ull + [Ju — s, (7.12)

where we have also used norm equivalence (3.31) and (7.9). The estimate (7.8) follows from first order conver-
gence of the MFMFE method on a single block [39, 56]:

lan(p) —ulle, S hllull1,q;- =

7.3. Multiscale flux basis implementation

In the original implementation of the mortar mixed finite element method [11,12], the action of the interface
operator (7.5) in each conjugate gradient iteration is computed by solving subdomain problems. Alternatively,
a multiscale flux basis with respect to the mortar variables can be computed before the start of the interface
iteration [32]. The computation of these basis functions requires solving a fixed number (equal to the number
of mortar degrees of freedom per subdomain) of Dirichlet subdomain problems. Then, an inexpensive linear
combination of the multiscale flux basis functions replaces subdomain solves during the interface iteration.
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Following [32], let {gb%)z ch:Hl denote the basis function of mortar space Ag;, where Ng; is the number of
mortar degrees of freedom on subdomain (2;. Then for Ay ; € Ap;, we have

Ng,i
k k
AH,i = Z >\(H)2¢(H)z
k=1

The computation of multiscale flux basis function 1/)1(;)2. = DH7i¢5‘IIC,)i with respect to the mortar basis functions

¢;’I€)Z is as follows.
For k=1,2,...,Np,

(1) project ¢S§7)i on the subdomain boundary:

Qﬁzr %c)i: (k).

7 )

(2) solve the subdomain problem:

(K" (7)), V). — i),V V), = = 17TV - n)r, v € Vi,

s

(V- up(77), w) 0, = 0, w € Wi

(3) project the boundary flux onto the mortar space:
k * k
iD= QN I i (7).
Once the multiscale flux basis functions are constructed, the action of interface operator Dy ;, defined by
(Duidmi m)r, = di(A\ p) = =i () - i, gy, Y€ Ami, (7.13)

simply involves a linear combination of the multiscale basis functions:

Nm,i Nm,i Ng,i
k k k k k k
Duidui=Dgi| Y AEH,)i 51,)@ => A%,)iDH,iéi’gq,)i =y /\gq,)i - (7.14)
k=1 k=1 k=1

For the computational efficiency of multiscale mortar flux basis approach, we refer to [32].

8. NUMERICAL EXPERIMENTS

In this section, we confirm our theoretical results by presenting several numerical examples on rectangular,
h2-parallelogram, cuboid, and regular h2-parallelepiped grids. The first two examples are for two dimensional
problems. The computational domain of the first example is the unit square. In the second example, we use a
global smooth mapping to generate irregular domain from the unit square. The third example is on the unit
cube. The fourth example tests h2-parallelepiped grids on irregular domain obtained via a mapping of a unit
cube. We also apply the method to solve a problem with a highly heterogeneous permeability, and compare the
fine scale and multiscale solutions.

In the convergence tests, the domain is divided into four subdomains for the 2D examples and eight subdo-
mains for the 3D examples with interfaces along the = 0.5 and y = 0.5 (and z = 0.5 for 3D examples) lines
(planes). For the boundary conditions, we choose Dirichlet on = 0 and « = 1 and Neumann on the rest of the
boundary. We consider both matching and non-matching girds.

We employ the conjugate gradient method to solve the interface problem (7.5) arising from the domain
decomposition algorithm in Section 7. The stopping criteria for the conjugate gradient iteration is the relative
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TABLE 1. Theoretical convergence rates for linear and quadratic mortars.

m | H  p—pull u—wl dp—pull Ju— T
1| 2n h h h? ht®
h1/2 h h h145 h1A25

residual error to be smaller than 107%. In each conjugate iteration, we perform a linear combination of the
multiscale flux basis functions to compute the action of the operator Dp ;, as described in Section 7.3. In the
numerical examples, we report the numerical error between the computed solution and exact solution, as well
as the number of conjugate gradient iterations.

The rectangular and cuboid meshes on each level are generated by uniform refinements of each subdomain
grids and the mortar grid. For the coarsest matching grid, the mesh on each subdomain is 2x2 in 2D and 2x2x 2
in 3D. For the coarsest nonmatching grid in 2D, we use 2 x 2 or 3 x 3 alternated in a checkerboard fashion.
We test both linear mortars (m = 1) and quadratic mortars (m = 2). The mortar spaces can be continuous or
discontinuous. The coarsest mortar grids on all interfaces have one element, so H = 1/2. For the linear mortars,
we refine by half both subdomain and mortar meshes, which gives H = 2h on each level. For the quadratic
mortars, we refine the subdomain meshes by four and mortar meshes by half, which gives H = h'/2. The choice
is motivated by balancing the fine scale and coarse scale error terms in the theoretical convergence results, see
also Table 1.

The h2-parallelogram and h2-parallelepiped meshes on each level are obtained by a global mapping of the
rectangular and cuboid meshes generated by the above procedure.

The convergence rates are reported for each level of grid refinement. Table 1 shows convergence rates predicted
by the theory for linear and quadratic mortars. Note that by appropriately choosing the coarse scale size and
polynomial degree, the method exhibits fine scale convergence. Higher order mortars allow for coarser mortar
grids.

The errors ||p — pn|| and |ju — uy|| are computed by the element-by-element trapezoidal rule. The pressure
error |[p—py|| is in the discrete L*-norm computed by the midpoint quadrature rule: [[p—pul|* = 3 per. |El(p—
pn)%(me), where m, is the center of mass of element E. Since |[p— Qnp| < h?, we have ||p—pu|l < |Qnp —pull +
lp — Qnrpll = ||Qnp — prl| + O(h?). This gives the superconvergence result for ||p — py || as well. The velocity error
lu — 15Ty is defined in (6.32).

8.1. Example 1: rectangular mesh

In the first example, we take the domain to be the unit square and solve the problem on rectangular grids
with given analytic solution
p(z,y) = °y" + 2% + sin(zy) cos(y)

and a full permeability tensor

[ (@+1)2 +y? sin(zy)
K= ( sin(zy) (v + 1)2> :

We present four cases with either linear or quadratic mortars on matching or nonmatching grids. Convergence
rates for various norms are given in Tables 2-5. The observed convergence rates are at least as good as the
theory predicts. In all four cases, we obtain first order convergence for both the pressure error ||p — py|| and the
velocity error ||u— uyl|. The discrete pressure error ||p — py|| is superconvergent of order O(h?) for all four cases,
even though Theorem 6.14 predicts only O(h!-%) for quadratic mortars. Theorem 6.9 predicts that the discrete
velocity error |Ju — IT%Tu,|| is superconvergent of order O(h'2%) for quadratic mortars and O(h!-%) for linear
mortars. We observe convergence of order O(h!-®) or higher in all four cases.

In terms of the computational cost, quadratic mortars are more efficient than linear mortars. Continuous
linear mortars need 50 CG iterations with h = 1/256, see Table 2, while continuous quadratic mortars require
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TABLE 2. Example 1: continuous linear mortars on matching grids.

1/h | llp = pnll [[u—uyl Ilp — pall lu — 177" CGiter

4 2.53E-01 - 1.06E+00 - 5.39E-02 - 1.27E-01 - 8

8 1.21E-01 1.06 5.23E-01 1.02 1.38E-02 1.97 3.10E-02 2.03 11
16 | 5.96E-02 1.02 2.,57E-01 1.03 3.46E-03 2.00 7.66E-03 2.02 14
32 | 297E-02 1.00 1.27E-01 1.02 8.66E-04 2.00 1.92E-03 2.00 18
64 | 1.48E-02 1.00 6.34E-02 1.00 2.16E-04 2.00 4.80E-04 2.00 26
128 | 7.42E-03 1.00 3.16E-02 1.00 5.41E-05 2.00 1.20E-04 2.00 36
256 | 3.71E-03 1.00 1.58E-02 1.00 1.36E-05 1.99 3.67E-05 1.71 50

TABLE 3. Example 1: continuous quadratic mortars on matching grids.

1/h | [lp = pall [u — sl Ilp — pall lu — 17" CGiter

4 2.53E-01 - 1.06E+-00 - 5.39E-02 - 1.27E-01 - 8
16 | 5.96E-02 1.04 2.,57E-01 1.02 3.46E-03 1.98 7.69E-03 2.02 15
64 | 1.48E-02 1.00 6.34E-02 1.01 2.16E-04 2.00 5.71E-04 1.88 22
256 | 3.71E-03 1.00 1.58E-02 1.00 1.36E-05 1.99 7.61E-05 1.45 33

TABLE 4. Example 1: discontinuous linear mortars on nonmatching grids.

1/h | llp = pal| [[u— | Ilp — pall lu — 177" CGiter

4 1.97E-01 - 7.59E-01 - 3.59E-02 - 1.61E-01 - 8
8 9.59E-02 1.04 3.69E-01 1.04 9.18E-03 1.97 5.02E-02 1.68 13
16 | 4.76E-02 1.01 1.81E-01 1.03 231E-03 1.99 1.54E-02 1.70 19
32 | 2.37E-02  1.01 8.99E-02 1.01 5.79E-04 2.00 4.82E-03 1.68 28
64 | 1.19E-02 0.99 4.48E-02 1.00 1.45E-04 2.00 1.56E-03 1.63 41
128 | 5.93E-03 1.00 2.24E-02 1.00 3.63E-05 2.00 5.18E-04 1.60 58
256 | 297E-03 1.00 1.12E-02 1.00 9.10E-06 2.00 1.77E-04 1.55 85

TABLE 5. Example 1: discontinuous quadratic mortars on nonmatching grids.

1/h | llp = pnl| [[u— | Ilp — pall lu — 177" CGiter

4 1.97E-01 - 7.54E-01 - 3.64E-02 - 1.45E-01 - 11
16 | 4.76E-02 1.02 1.81E-01 1.03 2.32E-03 1.99 1.14E-02 1.83 18
64 | 1.19E-02 1.00 4.48E-02 1.01 1.45E-04 2.00 8.46E-04 1.88 33
256 | 2.97E-03 1.00 1.12E-02 1.00 9.12E-06 2.00 7.75E-05 1.72 58

only 33 iterations on the same fine mesh level, as shown in Table 3. Similarly for the discontinuous case in
Tables 4, 5, the CG iteration number with quadratic mortars is smaller than that with linear mortars. This
can be explained by the much coarser mortar grids used with quadratic mortars. The computed velocity and
pressure with discontinuous linear and quadratic mortars on the same nonmatching grids are given in Figure 3.
The numerical errors are given in Figure 4 accordingly. The errors are comparable, although a somewhat smaller
velocity error along the interfaces is observed for quadratic mortars.
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Fi1cURE 3. Multiscale mortar MEMFE solution on nonmatching rectangular grids in Example 1:
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FIGURE 4. Error in the multiscale mortar MEFMFE solution on nonmatching rectangular grids
in Example 1: discontinuous linear (left) and discontinuous quadratic (right) mortars.

8.2. Example 2: h2-parallelogram mesh
In the second example, we take the domain to be a C°*° map of the unit square. The map is defined as

x = &+ 0.03 cos(3mi) cos(37y),
y =1y — 0.04 cos(37z) cos(3my).

The quadrilateral grids on the different levels are defined by mapping the nonmatching rectangular grids from
Example 1. More precisely, each vertex is an image of a vertex of the rectangular grid. Due to the smoothness
of the global map, all elements are h2-parallelograms.

We choose the same analytic solution and permeability tensor as in Example 1. Convergence rates are given
in Tables 6, 7. As the theory predicts, we observe first order convergence for both the pressure and velocity. We
also observe second order convergence for the discrete pressure error and higher than O(h!-®) convergence for
the discrete velocity error for both linear and quadratic mortars. Again, quadratic mortars are more efficient
than linear mortars. The computed solution and the corresponding error with discontinuous linear and quadratic
mortars on the same nonmatching quadrilateral grids are given in Figures 5 and 6.
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TABLE 6. Example 2: discontinuous linear mortars on nonmatching grids.

1/h | |lp = pall [[u — u| Ilp — pull lu — 117 an] CGiter
4 1.96E-01 - 8.56E-01 - 3.11E-02 - 3.53E-01 - 8
8 9.66E-02 1.02 4.19E-01 1.03 7.46E-03 2.06 1.17E-01 1.59 13
16 | 4.82E-02 1.00 2.08E-01 1.01 1.83E-03 2.03 3.49E-02 1.75 19
32 2.41E-02 1.00 1.03E-01 1.01 4.54E-04 2.01 9.55E-03 1.87 28
64 1.20E-02 1.01 5.13E-02 1.01 1.13E-04 2.01 2.60E-03 1.88 40
128 | 6.02E-03 1.00 2.56E-02 1.00 2.82E-05 2.00 7.36E-04 1.83 57

256 | 3.01E-03 1.00 1.28E-02 1.00 7.04E-06 2.00 2.20E-04 1.74 81

TABLE 7. Example 2: discontinuous quadratic mortars on nonmatching grids.

1/h | |lp = pall [[u— u| lp —pall lu — 117 an] CGiter
4 1.96E-01 - 8.53E-01 - 3.16E-02 - 3.52E-01 - 11
16 | 4.82E-02 1.01 2.07E-01 1.02 1.84E-03 2.05 3.32E-02 1.70 17
64 1.20E-02 1.00 5.12E-02 1.01 1.13E-04 2.01 2.25E-03 1.94 32

256 | 3.01E-03 1.00 1.28E-02 1.00 7.05E-06 2.00 1.52E-04 1.94 58
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FIGURE 5. Multiscale mortar MFMFE solution on nonmatching h2-parallelograms in Exam-
ple 2: discontinuous linear (left) and discontinuous quadratic (right) mortars.

8.3. Example 3: cuboid mesh

In the third example, we consider cuboid grids on the unit cube with given analytic solution
p(z,y,2) =x+y+2z—15

and a full tensor coefficient
22492 +1 0 0
K= 0 22 +1 sin(zy)
0 sin(xy) x%y% + 1

Convergence rates are reported in Tables 8 and 9. Again, these results confirm the theoretical results. Note that
the discrete velocity error [[u—IT%Tu,|| has second order of convergence for both linear and quadratic mortars on
matching grids, even though the theory predicts O(h!-?) for linear mortars and O(h!-?%) for quadratic mortars.
The computed solution and its error for the case of discontinuous quadratic mortars are shown in Figure 7.
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TABLE 8. Example 3: discontinuous linear mortars on matching grids.

1/h | lp — pull [[u — u| Ilp — pul lu — 117 an] CGiter
4 2.17E-01 - 1.55E-01 - 9.87E-03 - 3.73E-03 - 14
8 1.08E-01 1.01 7.76E-02 1.00 247E-03 2.00 1.03E-03 1.86 20
16 5.41E-02 1.00 3.88E-02 1.00 6.17TE-04 2.00 2.60E-04 1.99 28
32 | 271E-02 1.00 1.94E-02 1.00 1.54E-04 2.00 6.50E-05 2.00 39
64 | 1.35E-02 1.01 9.68E-03 1.00 3.85E-05 2.00 1.66E-05 1.97 56

TABLE 9. Example 3: discontinuous quadratic mortars on matching grids.

1/h | [lp = pall [[u— u lp = pall lu — 117 an] CGiter
4 2.17E-01 - 1.55E-01 - 9.87E-03 - 3.73E-03 - 14
16 5.41E-02 1.00 3.88E-02 1.00 6.17TE-04 2.00 2.61E-04 1.92 27
64 | 1.35E-02 1.00 9.68E-03 1.00 3.85E-05 2.00 1.67E-05 1.98 53

FIGURE 6. Error in the multiscale mortar MFMFE solution on nonmatching h2-parallelograms
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in Example 2: discontinuous linear (left) and discontinuous quadratic (right) mortars.

8.4. Example 4: regular h2-parallelepiped mesh

In this example, we take the domain to be a C*° map of the unit cube. The map is defined as

x =&+ 0.03 cos(37Z) cos(3mg) cos(372),

y =9 — 0.04 cos(3ni) cos(3my) cos(3mZ),
z = 2+ 0.05 cos(3mi) cos(3my) cos(37Z).

791

The computational grids are defined by mapping the cuboid grids considered in Example 3. Each vertex of
a hexahedral element is obtained by mapping a vertex in the cuboid grid. The element trilinear mapping
determines the shape of each hexahedron. The smoothness of the global mapping implies that each hexahedron
is a regular h2-parallelepiped.

We choose the same analytic solution and permeability tensor as in Example 3. Tables 10 and 11 show the
convergence rates for discontinuous linear and quadratic mortars on matching grids. Again, these results confirm
the theory and show higher than the theoretical order of convergence for the discrete pressure and velocity errors.
The computed solution and the corresponding error for the case of discontinuous quadratic mortars are shown

in Figure 8.
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TABLE 10. Example 4: discontinuous linear mortars on matching grids.

1/h | llp —pall [[u —us| lp —pnll flu — 117wy | CGiter
4 [2I8E-01 -  282E01 -  1.39E02 - 7.48E-02 - 14
8 | LI0E-01 0.99 1.66E-01 076 5.07E-03 146  515E-02  0.54 20
16 | 549E-02 100 8.96E-02 0.89 186E-03 145  2.09E-02 130 28
32 | 275E-02  1.00 4.51E-02 099 5.24E-04 183  5.93E-03 1.82 40
64 | 1.37E-02 1.01 2.23E-02 1.02 1.35E-04 1.96 1.52E-03 196 57

TABLE 11. Example 4: discontinuous quadratic mortars on matching grids.

L/h | |lp —pall u—us Ilp — prll flo — 177w CGiter
4 [2I8E-01 -  282E01 - 1.39E02 - 7.48E-02 - 14
16 | 5.49E-02 099 8.96E-02 0.83 186E-03 145  2.09E-02 092 27
64 | 1.37E-02 1.00 2.24E-02 1.00 1.35E-04 1.89 1.53E-03 189 54
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FIGURE 7. Multiscale mortar MFMFE solution (left) and error (right) for Example 3: discon-
tinuous quadratic mortars on matching grids.

8.5. Example 5: heterogeneous permeability

We use a heterogeneous permeability from the Society of Petroleum Engineers (SPE) Comparative Solution
Project*. The computation domain is 2 = (0,120)? with a fixed rectangular 120 x 120 grid. The left and
right boundary conditions are p = 0 and p = 1. No flow is specified on the top and bottom boundaries. The
permeability field is shown in Figure 9.

A comparison between the fine scale solution and the multiscale solution with 6 x 6 subdomains and a single
quadratic mortar per interface is shown in Figure 9. We observe a very good match between the two solutions.
At the same time, the multiscale solution is significantly less expensive than the fine scale solution. This can
be observed in Table 12, where we compare the cost for computing a multiscale solution with several different
mortar grids with the cost for the fine scale solution. We present both the cost for the original implementation
and the cost for multiscale flux basis implementation. Since the dominant cost is in solving subdomain problems,
we report the number of solves per subdomain. Recall that in the original implementation, one set of subdomain

4http://www.spe.org/web/csp/
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TABLE 12. Example 5: 6 x 6 subdomains

Mortar type ## of elements  Original implementation MS flux basis
per interface Solves per subdomain Solves per subdomain
Discontinuous linear 1 112 11
Continuous quadratic 1 132 15
Discontinuous quadratic 1 170 15
Continuous linear 2 108 15
Discontinuous linear 2 173 19
Piecewise constant 20 539 83

(fine scale solution)

errp

12
1 6.5E-03
0.8 6.0E-03
0.6 5.5E-03
04 5.0E-03
02 4.5E-03
0 4.0E-03
02 3.5E-03
o 3.0E-03
o6 2.5E-03
: 2.0E-03
0.8 1.5E-03
-1 1.0E-03
1.2 5.0E-04

FIGURE 8. Multiscale mortar MFMFE solution (left) and error (right) for Example 4: discon-
tinuous quadratic mortars on matching grids.

permy
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2500
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1500
1000
500

FIGURE 9. Permeability (left), fine scale solution (middle), and multiscale solution with one
single quadratic mortar per interface (right).
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problems needs to be solved at each CG iteration. There are three additional solves needed, so the total number
of solves per subdomain equals the number of CG iterations + 3. In the multiscale flux basis implementation,
subdomain solves are only needed to compute the basis. The number of solves for each subdomain equals
number of mortar degrees of freedom + 3. We can make two conclusions. First, the fine scale solution (reported
in the last line — piecewise constant mortars with 20 elements per interface) requires a significantly larger
number of subdomain solves than the multiscale solution. Second, for these test cases the multiscale flux basis
implementation is computationally more efficient than the original implementation.
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